Economics Letters 39 (1992) 499-501 
North-Holland 


Author index 


Akdogan, H., Behavior of systematic risk in a regionally integrated model for stock prices 

Altug, S., Is strategic behavior by a dominant trader with inside information always optimal? 

Arya, A., R.A. Young and P. Woodlock, Managerial reporting discretion and the truthfulness of disclosures 
Van Audenrode, M.A., see J.P. Lawarrée 


Back, K. and D.P. Brown, GMM, maximum likelihood, and nonparametric efficiency 

Bajo-Rubio, O., F. Fernandez-Rodriguez and S. Sosvilla-Rivero, Chaotic behaviour in exchange-rate series: 
First results for the Peseta—U.S. Dollar case 

Baker, M., Digit preference in CPS unemployment data 

Baldwin, M. and W.G. Johnson, A test of the measures of non-discriminatory wages used to study wage 
discrimination 

Balke, N.S., see M.A. Wynne 

Beghin, J.C. and L.S. Karp, Piecemeal trade reform in presence of producer-specific domestic subsidies 

Belzil, C., On the empirical relationship between unemployment duration, unemployment insurance and 
voluntary unemployment 

Benassy, J.-P., Are rational expectations really rational? 

Bossert, W., Monotonic solutions for bargaining problems with claims 

Broll, U., see I. Zilcha 

Brown, D.P., see K. Back 

Browne, F. and W. Tease, The information content of interest rate spreads across financial systems 

Burdett, K., Equilibrium steady-state price distributions 


Campbell, D.E., The Arrow and Plott independence conditions 

Chang, G.H., An instrumental variable method of estimation for disequilibrium markets in centrally planned 
economies 

Cheung, Y.-L., see Y.-K. Ho 

Choi, J.P., Cooperative R&D with moral hazard 

Coelli, T.J., A computer program for frontier production function estimation: FRONTIER Version 2.0 

Combs, K.L., Cost sharing vs. multiple research projects in cooperative R& D 

Cordella, T. and L. Ventura, A note on redistributions and gains from trade 


de Trenqualye, P., Dynamic implementation in two-agent economies 
Dilworth, S.J., A note on the valuation of contingent claims 
Draper, P., see Y.-K. Ho 


Emery, K.M. and E.F. Koenig, Forecasting turning points: Is a two-state characterization of the business cycle 
appropriate? 
Ermini, L., On the durability of non-durable goods: Some evidence from U.S. time series data 


Fernandez-Rodriguez, F., see O. Bajo-Rubio | 
Fry, M.J., Some stabilizing and destabilizing effects of foreign debt accumulation in developing countries 


Gardner, G.W., D.J. Slottje and K.P. Kimbrough, Tariff behavior in five European countries 

Gaudet, G. and S.W. Salant, Mergers of producers of perfect complements competing in price 

Glover, J., Approximate implementation in the absence of externalities and aggregate feasibility constraints 
Griffin, P., The substitutability of occupational groups using firm-level data 

Gulley, O.D., Are saving and investment cointegrated?: Another look at the data 


0165-1765 /92/$05.00 © 1992 — Elsevier Science Publishers B.V. All rights reserved 


499 


213 
301 
163 
419 


23 


207 
117 


223 
183 
65 


235 

49 
395 
473 

23 
437 
377 


143 


261 
91 
485 
29 
353 
449 


305 
467 
91 


431 
135 


207 
315 


73 
359 
169 
279 

55 


500 Author index 


Haller, H., Limitations of the revelation principle 

Hanchate, A.D., Strategic bargaining equilibrium in a market with no re-entry: A generalization 

Harrington, Jr., J.E., Uncertainty over product differentiation in a price-setting duopoly: A non-robustness 
result 

Hartwick, J.M., Endogenous growth with public education 

Heal, G., Securities markets with increasing numbers of traders 

Ho, Y.-K., Y.-L. Cheung, P. Draper and P. Pope, Return volatilities and trading activities on an emerging 
Asian market 

Hoon, H.T., Defense spending cutbacks and real interest rates in the neoclassical one-sector and two-sector 
models 


Ito, T. and W.-L. Lin, Lunch break and intraday volatility of stock returns: An hourly data analysis of Tokyo 


and New York stock markets 
Izadi, H., Estimating a generalised censored regression model: A new method 


Jacobsen, J.P., Spillover effects from government employment 

Jimeno, J.F., The relative importance of aggregate and sector-specific shocks at explaining aggregate and 
sectoral fluctuations 

Johnson, W.G., see M. Baldwin 


Kahn, J.A. and M. Ogaki, A consistent test for the null of stationarity against the alternative of a unit root 
Karp, L.S., see J.C. Beghin 

Kask, S.B., see J.F. Shogren 

Kim, I., The effectiveness of a reemployment bonus 

Kim, W.K., A new equilibrium existence theorem 

Kimbrough, K.P., see G.W. Gardner 

King, I., L. Welling and R.P. McAfee, Investment decisions under first and second price auctions 

King, S.P., Is perfect information perfectly useless? 

Koenig, E.F., see K.M. Emery 

Kujal, P., Asymmetric surplus distribution and the price convergence path in Posted-Offer markets: A note 


Lawarrée, J.P. and M.A. Van Audenrode, Cost observation, auditing and limited liability 

Levy, D.M., Public capital and international labor productivity: Tests based on median-unbiased estimation 
Lin, W.-L., see T. Ito 

Liu, C., From a theorem of Radner 

Lovrics, L., see L. Matyas 


McAfee, R.P., see I. King 

McAleer, M. and C.R. McKenzie, Recursive estimation and generated regressors 

McKenzie, C.R., see M. McAleer 

MacDonald, R. and M.P. Taylor, A stable US money demand function, 1874-1975 

Macpherson, D.A., Employer-provided retiree health insurance: Who is covered? 

Matyas, L. and L. Lovrics, Simultaneous error components models when panel data are incomplete 
Metcalf, G.E., Deductibility and optimal state and local fiscal policy 

Michael, M.S., From a customs union to a common market: The need for factor-tax harmonization 
Mookherjee, D. and S. Reichelstein, The revelation approach to Nash implementation 


Neilson, W.S., Some mixed results on boundary effects 
Nielsen, L.T., The utility of infinite menus 
Noe, T.H. and B.S. Ramamurtie, Diversification in parametric rational expectations economies 


Ogaki, M., see J.A. Kahn 
Okunade, A. Ade., P.V. Wunnava and M.D. Robinson, Union—nonunion compensation differentials and 


industry structure 


Peel, D.A., Some analysis of the long-run time series properties of consumption and income in the U.K. 
Podivinsky, J.M., Small sample properties of tests of linear restrictions on cointegrating vectors and their 
weights 


173 


13 


409 
147 
283 
493 
461 
91 
443 
85 
19 | 
101 
381 
223 
7 
65 
155 
345 
387 
2B 
289 
415 
431 
33 
419 
365 
85 
401 
251 
289 
1 
1 
191 
95 
251 
217 
79 
309 
275 
4B 
425 
329 


Author index 


Pope, P., see Y.-K. Ho 
Pruitt, S.W. and K.C.J. Wei, U.S. and Japanese bilateral merchandise balance of trade announcements and 
Japanese yen currency futures market returns: December 1976 to February 1991 


Ramamutrtie, B.S., see T.H. Noe 

Rao, D.S.P. and E.A. Selvanathan, Uniformly minimum variance unbiased estimators of Theil—Tornqvist 
index numbers 

Reichelstein, S., see D. Mookherjee 

Roberts, R.D., When does a decrease in a distortion increase welfare? 

Robinson, M.D., see A. Ade. Okunade 

Rooney, P.M., Employee ownership and worker participation: Effects on health and safety 


Sacco, P.L., Optimal control of input-output systems via demand management 

Saint-Paul, G., Explaining the cyclical behavior of labor market flows: A dual perspective 

Salant, S.W., see G. Gaudet 

Schnabel, C. and J. Wagner, Unions and innovation: Evidence from German micro data 

Selvanathan, E.A., see D.S.P. Rao 

Shogren, J.F. and $.B. Kask, Exploring the boundaries of the Coase theorem: Efficiency and rationality given 
imperfect contract enforcement 

Slottje, D.J., see G.W. Gardner 

Sosvilla-Rivero, S., see O. Bajo-Rubio 


Taylor, M.P., see R. MacDonald 
Tease, W., see F. Browne 
Tisato, P., User cost minimisation and transport subsidy 


van der Ploeg, F., Temporal risk aversion, intertemporal substitution and Keynesian propensities to consume 

van der Tak, C.M., see J.C. van Ours 

van Ours, J.C. and C.M. van der Tak, Sectoral shifts, unemployment and vacancies: An empirical analysis for 
the Netherlands 

van Ours, J.C., Erratum: Duration dependency and unobserved heterogeneity in unemployment time series 
(Economics Letters 38, no. 2, pp. 199-206) 

Veall, M.R. and K.F. Zimmermann, Performance measures from prediction-realization tables 

Ventura, L., see T. Cordella 

Villas-Boas, J.M., Dynamic duopolies with non-convex adjustment costs 


Wagner, J., see C. Schnabel 

Warneryd, K., Communication, correlation, and symmetry in bargaining 

Waschik, R., Some theorems of international trade with endogenous factor supply 

Wei, K.C.J., see S.W. Pruitt 

Welling, L., see I. King 

Winter-Ebmer, R. and J. Zweimiiller, Occupational segregation and career advancement 
Woodlock, P., see A. Arya 

Wunnava, P.V., see A. Ade. Okunade 

Wynne, M., Does aggregate output have a unit root? 

Wynne, M.A. and N.S. Balke, Are deep recessions followed by strong recoveries? 


Xie, D., Mathematical induction applied on Leontief systems 


Young, R.A., see A. Arya 


Zhang, W.-B., Trade and world economic growth: Differences in knowledge utilization and creativity 
Zilcha, I. and U. Broll, Optimal hedging by firms with multiple sources of risky revenues 
Zimmermann, K.F., see M.R. Veall 

Zweimiiller, J., Survey non-response and biases in wage regressions 

Zweimiiller, J., see R. Winter-Ebmer 


501 


91 
455 
425 


123 
309 

37 
329 
323 


269 
339 
359 
369 
123 


155 
73 
207 


191 
437 
241 


479 
111 


111 


655 
129 
449 
391 


369 
295 

59 
455 
289 
229 
163 
329 
179 
183 


405 
163 


199 
473 
129 
105 
229 


= 
| 


